APPENDIX A

Table 1: Summary of Undercollection Balances and Payoff Times Under CRS Scenarios
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50% $27 4% 901 17 857 12 914 10 |
10 Low 50% $27 4% 444 13 485 10 38.4 5
18 High 50% $27 4% 733 11 922 11 86.7| 8
6 Base | 100% $27 1% 505] 11 448 8 453 7
14 Low 100% $27 4% 211 8 201 5 300 3
22 High 100% $27 4% 474 9 588 9 483 7
1 Base 50% $27 8% 1229] 24 1.074] 17 1162 11
9 Low 50% $27 5% 566 17 557] 12 395 8
17 High | 50% $27 9% 910] 15 1137] 16 1026 9
5 Base | 100% $27 9% 626 14 498 9 518 8
13 Low 100% $27 9% 223 9 208 6 308 4
21 High 100% $27 9% 557] 10 674 10 57.7] 7
4 Base 50% $40 4% 467 9 488 7 54.5 5
12 Low 50% $40 4% 202 7 298] 6 384 3
20 High 50% $40 4% 408 7 529 7 528 4
8 Base | 100% $40 4% 3046 283 4 453 3
16 Low 100% $40 4% 2114 201 3 300 2
24 High 100% $40 4% 3185 328 5 454 3
3 Base 50% $40 9% 550 10 549 7 560 5
19 Low 50% $40 9% 300 8 07| 6 395 3
19 High 50% $40 8% 466] 8 503 7 542 5
7 Base | 100% $40 9% 3136 261 5 465 3
15 Low 100% $40 5% 217] 4 208] 4 308 2
23 High T00% 340 % 327] 6 338 5 4.7 3

(END OF APPENDIX A)




